
Carrying Cost Plus  
Description Accrued Interest Purch. Amortized Cost Fair Value Accrued Interest

United States Treasury:
   Bills 2,256,115,988.92$                2,276,370,106.99$         2,277,777,500.00$         NA
   Notes 299,764,672.42$                   299,764,672.42$            299,133,000.00$            2,978,574.00$           

Federal Agency:
   SBA 704,072,941.09$                   703,957,353.93$            697,766,223.09$            6,553,298.95$           
   MBS 632,864,506.18$                   632,864,506.18$            613,550,700.73$            2,793,667.33$           
   Bonds  8,638,310,579.17$                8,635,785,037.50$         8,619,319,001.76$         101,716,555.00$       
   Floaters -$                                       -$                                -$                                -$                           
   Discount Notes 7,553,499,970.86$                7,636,463,808.29$         7,639,849,000.00$         NA
   FHLMC PC 953,671.43$                          953,671.43$                   985,907.41$                   15,416.92$                
   GNMA 232,359.04$                          232,359.04$                   257,600.26$                   2,311.71$                  

Bankers Acceptances -$                                       -$                                -$                                NA
Bank Notes 1,200,000,000.00$                1,200,000,000.00$         1,200,138,849.00$         13,322,027.78$         
CDs 11,835,064,808.05$              11,835,064,808.05$       11,835,250,859.45$       121,148,824.97$       
Commercial Paper 8,872,726,577.36$                8,923,219,440.78$         8,924,731,502.51$         NA

Corporate:
   Floaters 200,088,089.85$                   200,088,089.85$            200,141,300.00$            1,147,353.48$           
   Bonds 406,974,565.53$                   406,868,315.53$            403,832,556.75$            4,399,772.59$           

Repurchase Agreements -$                                       -$                                -$                                NA
Reverse Repurchase (395,600,000.00)$                  (395,600,000.00)$           (395,600,000.00)$           (528,260.20)$             

Time Deposits 8,063,495,000.00$                8,063,495,000.00$         8,063,495,000.00$         NA
AB 55 & GF Loans 8,109,326,463.70$                8,109,326,463.70$         8,109,326,463.70$         NA

TOTAL 58,377,890,193.60$              58,528,853,633.69$       58,489,955,464.66$       253,549,542.53$       

Fair Value Including Accrued Interest 58,743,505,007.19$       

Repurchase Agreements, Time Deposits, AB 55 & General Fund loans, and
Reverse Repurchase agreements are carried at portfolio book value (carrying cost).

The value of each participating dollar equals the fair value divided by the amortized cost (.999335402).
As an example: if an agency has an account balance of $20,000,000.00, then the agency would report its
participation in the LAIF valued at $19,986,708.04 or $20,000,000.00 x .999335402.
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